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develop a method to obtain the noisy reinjection probability density (NRPD), which basi-
cally consists in extending a recent procedure used to derive the noiseless reinjection prob-
ability density (RPD). Our approach also provides information to accurately describe the
noiseless system. We also derive the probability density of the laminar length. Our analyt-
Chaos ical results show a good agr.eemer'lt. with numerical simulations. .}:ir}ally, we have also found
Intermittency that, for large values of the instability parameter &, the characteristic relations approach the
One-dimensional map associated ones to the noiseless intermittency. However, for low values of the instability
parameter ¢, the characteristic relations reach a saturation level that depends on the NRPD.
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1. Introduction

Intermittency is a particular route to deterministic chaos, where a transition between laminar and chaotic phases occurs.
Pomeau and Maneville introduced the concept of intermittency in connection with the Lorenz system in [1,2]. The intermit-
tency phenomenon appears in some physical systems as in the Lorenz system, periodically forced nonlinear oscillators,
Rayleigh-Bénard convection, DNLS equation and in turbulence processes in hydrodynamics, among many others. It is very
important to properly characterise the intermittency phenomenon, especially in those fields, whose exact governing equations
are partially unknown, as it happens in Economics and Medicine [3,4]. Pomeau classified the intermittency cases into three
types called I, ITand Il [5]. In all the cases, a fixed point of the system becomes unstable for positive values of a given parameter
&. The local Poincaré maps of type-II and type-IIl intermittencies are x,,1 = (1 + &)x, + (1 — &)x3 and Xp1 = —(1 + &)X, — ax>
(¢,a > 0) respectively. Another condition for a one-dimensional map F(x) to possess intermittency is to have a global reinjec-
tion mechanism mapped back into the system from the chaotic zone into the local laminar one.

This mechanism is properly described by the corresponding reinjection probability density (RPD), which is determined by
the chaotic dynamics of the system itself. Only in a few cases it is possible to get an analytical expression for the RPD, hence
different approximations have been used. The most common approximation has been to consider the RPD as a constant.
However, recently it has been introduced a more general RPD that includes the uniform reinjection as a particular case [6,7].

Since the noise is always present in nature, it is of a fundamental importance to know the effect of noise on the intermit-
tency phenomenon. There are many papers devoted to study such an effect, by means of the renormalisation group analysis
[8] or by using the Fokker-Plank equation [9-12]. Many researches devoted to the noise on the local Poincaré map have been
published so far, but in spite of the importance of the RPD, there is no study focused on the effect of noise on the RPD as far as
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the authors know. It is clear that noise affects the whole region where the system dynamics takes place, hence it demands an
investigation of the effect of noise on the chaotic region and the changes that it produces on the RPD. In this paper, we report
on an analytical approach to the noise reinjection probability density (NRPD). To do this, we use a recently proposed meth-
odology to determine the RPD in maps having intermittency [6,7], to compute NRPD in terms of the RPD.

On the other hand, to study the local effect of the noise, it is usually assumed that the noise strength ¢ is much smaller
than ¢, (0 < &). This seems to be somewhat an artificial assumption since in real systems it is difficult or even impossible to
change the level of noise, that is, the value of ¢ is fixed from outside the system, so that in the limit ¢ — O the system will be
in a parameter region where the last assumption cannot be applied. In this work we consider a situation where this assump-
tion should not be necessary.

To apply our theory we use two models of one-dimensional maps, one for the type-II and another one for the type-III
intermittency [6,7,13]. For the type-II intermittency case, we introduce an additive external noise

. {F(xn) + 08, Xn < X1,
LT (F(X) — 1) + 0Ey X > Xy,

(1)

where ¢, is a uniform distributed noise with (¢,,&,) =d(m—n) and (&,) =0, ¢ is the noise strength and F(x) =
(1+ &)xy + (1 — €)x3, where x, is the root of the equation F(x,) = 1 (see Fig. 1). Note that the function F(x) maps the interval
[0, 1] onto itself, but due to the noise, the value of x,; may be mapped out of the unit interval. Hence, to keep ], in the unit
interval we define the map as follows

Xt — { X1 X <1,
nel =
Xnial = 2mod(|x,,4[,1) Xp1 > 1

(2)

Note that x,.; =X}, for x,,, € [0,1]. The value x;_, is reflected around x' = 0 coming back into the positive values for
X, <0.Forx;_, >1, asimilar effect around x' = 1 getting x,,; < 1 is produced.

In the noiseless case, ¢ = 0, the critical point x = 0 is an unstable point for ¢ > 0, then the iterated points x, of a starting
point close to the origin, increase in a process driven by parameter ¢. When x,, becomes larger than x;, a chaotic burst occurs
that will be interrupted when x, is again mapped into the laminar region. For a point close to x, and lying on the curve cor-
responding to y = 2, the reinjection mapping into the laminar region is illustrated in Fig. 1 by a dashed arrow between two
solid lines. This trajectory, due to the noise, may spread over a region indicated by the solid lines, whereas the dashed arrow
refers to the noiseless map.

Note that according to Eq. (1) the reinjection process is governed by a power law (-)" driven by the parameter 7.

Concerning type-IIl intermittency, we use the map

Xno1 = —(1 + &)Xy — ax3 + dx° sin(x,) + 0&,, 3)

where —(1 + &)x, — ax3 (a > 0) is the standard local map for type-IIl intermittency, whereas the term dxﬁ sin(x,) (d > 0) pro-
vides the reinjection mechanism into the laminar region around the critical point x = 0. This mechanism, different from the
power law used in the case for type-II intermittency, has been chosen to apply our method to different nonlinearities.

The RPD function, denoted here by ¢(x), determines the statistical behaviour of the intermittency phenomenon. However,
it is not a simple task to establish the RPD by using experimental or numerical information, hence in order to investigate the
RPD we extend in this work the proposed method in our previous papers [6,7]. In this approach we realised that the key point
to determine the RPD is to evaluate, instead of the RPD itself, the following function

Xn+l 3 7#6‘5
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Fig. 1. Map of Eq. (1) with ¢ =0 and ¢ = 10~>. We have used here three values of y as indicated. For y = 2, the dashed arrow indicates the noiseless
trajectory going into the laminar region. For ¢ # 0, that trajectory should be shifted to end inside the interval I,.
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IOX T¢(T)dT
M(x) — J:(L(’L’)dt
M(x)=0 if [j¢(r)dt=0

if [;¢(t)dt#0, @

defined over the interval [0, c], where the parameter c specifies the upper limit for the laminar region. As M(x) is defined by
means of integrals, it is easier to compute than ¢(x), and also the effects coming from the statistical fluctuations are reduced,
even for a relatively low number of data or a high noise level. Moreover, note that for a given value of x, M(x) is the average of
reinjection points in the interval (0, x), hence, even for a non very extensive data series obtained from N iterations of the map,
it is possible to obtain a good approximation for the function M(x). Firstly, we sort the reinjections points according to the
relation x; < x;,1 and finally, a simple estimation of the function M(x) is obtained by means of
]

Mex) ~ 25, 5)
which has been used in this work to evaluate the function M(x) instead of using the definition Eq. (4).

To numerically evaluate the RPD and the NRPD, we make N = 10° iterations of the map and select the reinjected points
back from the chaotic burst into the laminar region. The number of reinjected points depends on the map and the specific set
of parameter values chosen to make the iterations. The laminar region is divided into small intervals, ranging from 100 to
1000 looking for the best result, and finally we evaluate the average over the reinjection points in each interval. Note that
to apply the approximation Eq. (5), we need a value of N several times smaller than the value needed to compute the RPD or
NRPD. In all cases considered here, the value N = 10°> would be enough.

Now we briefly summarise the previous results [6,7] on noiseless intermittency useful to investigate the effect of noise on
the reinjection probability density. For a wide class of maps having type-II or type-IIl intermittency, the function M(x) can be
approximated by the linear function

M(x) = m(x — x;) + X;, (6)
where the unstable fixed point x;, here takes the value x; = 0. After using the definition, Eq. (4), we obtain the corresponding
reinjection probability density as

1-2m
1-m’

¢(x) =bx*, with o=— (7)

where b is determined by the normalisation condition
C
/ bxdx = 1. 8)
0

Assuming o > —1, that is 0 < m < 1, this last integral converges, and consequently

o+1 m m_
== o 9)

1-m
According to Eq. (7), and for the particular value m = 1/2, we recover the most common approach ¢(x) ~ const. considered
in the literature.

2. Effect of noise on the RPD

In previous papers we have used the function M(x) as a useful tool to study the RPD. In the noisy case, we also use this
function to investigate the new NRPD in systems with type Il and type IIl intermittency. Now we describe the case of type II
intermittency.

In this case, we evaluate the function M(x) for the map Eqs. (1) and (2) in the noisy and noiseless cases, as shown in Fig. 2.
Note that the function M(x) looks like a smooth function even in the noisy case (¢ = 0.03), due to the fact that the integrals in
the definition of M(x) filter the noise. Whereas in the noiseless case, the function M(x) can be approximated by a linear func-
tion [6], in the noisy case the function M(x) can be approximated by a piecewise linear function with different slopes, on each
side of xo (see Fig. 2). The value x, depends on the noise strength ¢. In the region x < x, the slope of M(x) approaches 1/2, as
we expect for the uniform reinjection. Note however that in the noiseless case there is no uniform reinjection, but there is a
power law given by Eq. (7). On the side x, < x, the slope of M(x) is different from the 1/2 taking a value close to the corre-
sponding noiseless value. Note that for 7 = 0.65 (the case 7 = 2 will be considered at the end of this section) in the noisy case
the slope is m ~ 0.61 which is very close to the noiseless case m ~ 0.60. Hence in that region the NRPD must be similar to the
RPD function. This means that, by the analysis of the noisy data, we can predict the RPD function for the noiseless case. To do
this, we proceed like in the noiseless case [6,7], but considering only the data on the right side of x, in Fig. 2. That is, by least
mean square analysis we can calculate the slope m in Eq. (6), that determines the reinjection function given by Eq. (7). This is
shown in Fig. 3 for the same values of y than in Fig. 2. That is, in Fig. 3(a), we have y < 1 so that lim,_o¢(x) =0 and in
Fig. 3(b), we have y > 1 so that lim,_o¢(x) = co [6]. The result displayed in this figure shows that, in both cases, from the
function M(x) evaluated in the noisy cases it is possible to approximate the RPD in the noiseless case.
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Fig. 2. Numerical simulations of the function M(x) for the map Eqs. (1) and (2) computed using Eq. (5). The dashed line with slope 1/2 shows the uniform
reinjection case. The lines above the dashed one correspond to y = 0.65 for two values of the noise strength as indicated. The same values of noise strength
is used for the two lines below the dashed one, that correspond to y = 2. For all the cases ¢ = 0.001 is fixed and ¢ = 0.1. The solid lines show the
corresponding least mean square fit, very close to the numerical simulations.
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Fig. 3. RPD for the map Egs. (1) and (2). Dots corresponds to numerical computation for ¢ = 0 whereas solid lines correspond to Eq. (7) using two values of
m obtained by fitting data with ¢ = 0 (dashed line) and ¢ # 0 (solid line). The values of the parameter y are the same that in Fig. 2. (a) In this case y < 1. We
fix c=0.1, y=0.65, 0 =0.03 and ¢ = 0.001. (b) In this case y > 1. We fix c = 0.1, y =2, 0 =0.01 and ¢ = 0.001.

It is important to note that whereas the noise is applied to the whole map, the function M(x) evidences that, on the right
side of x, of Fig. 2, the reinjection function is robust against the noise but on the left side of x,, the noise changes the RPD
approaching it to the uniform reinjection, at least locally around x = 0.

We will find a similar scenario in type-III intermittency, but in that case, the value of x, is bigger. We use the map Eq. (3)
to illustrate the noise effect in the type-IIl intermittency. As in the previous case, we start with a numerical evaluation of the
function M(x) by using the approximation given by Eq. (5). This is shown in Fig. 4 for two values of the noise strength ¢ to-
gether with the noiseless case ¢ = 0. As in Fig. 2, for values close to the origin (on the left of the arrows), the function M(x)
approaches M(x) ~ 0.5x, but for points on the right hand side of the arrows we have M(x) ~ mx where the slope m is similar
as to in the noiseless map.

Note however, that here the transition from the 0.5 slope to a slope close to the noiseless case takes place for bigger values
of x, than in the type-II case. That is, the effect of noise on the function M(x) is stronger than in the previous case.

As the three values of m estimated for data in Fig. 4 are similar, we can use each of them to describe the RPD of the noise-
less case. Hence, as in the type-II intermittency we can estimate the behaviour of the noiseless map from noisy data, as
shown in Fig. 5.

2.1. NRPD in type Il intermittency

To get an analytical expression for the NRPD, denoted here by &(x), we analyse the effect of noise on the reinjection tra-
jectories, as it is sketched in Fig. 1. In such a figure, a noiseless trajectory represented by a dashed line, is perturbed by noise.
As a consequence of this, the reinjection point must be ended inside of an interval represented in Fig. 1 by ly. That is, the
noiseless density ¢'(x) should be transformed into a new density @(x) according to the convolution

mw:/wwmw—xww7 (10)

where G(x, o) is the probability density of the noise term ¢¢, in Eq. (1).

Whereas the function ¢'(x) is in general unknown, we have information on ®(x) by means of the function M(x) as was
explained above. Furthermore, taking into account the convolution properties, we expect ®(x) ~ ¢'(x) in the region where
the slope of ¢'(x) is small. On the other hand, the slope of the noisy function M(x) approaches the corresponding slope
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Fig. 4. Function M(x) for the map Eq. (3) for three different values of the noise strength as indicated. Dots correspond to the numerical evaluation of M(x) and
solid lines show the corresponding least mean square fit that, according with their slopes (m;_o) = 0.364, M(s_0.02) = 0.375 and m_g03 = 0.367) can be
considered as parallel lines. The dashed line slope is 1/2 and it corresponds to a uniform reinjection. The parameters are: c = 0.8, a=1.1, d = 1.35, £ = 107,
Arrows show when M(x) change the 1/2 slope.

without noise, determining the density ¢(x) in the noiseless case. These facts suggest that ¢'(x) ~ ¢(x), where ¢(x) = b|x|* is
the RPD without noise, hence the parameters b and « can be taken as the same values that in the noiseless case. Observe that,
although the noise is applied to the complete map, the associated power law to the effect of the nonlinearity observed in the
noiseless map, appears to be robust against noise. To verify this hypothesis we introduce ¢’'(x) = b|x|* in Eq. (10). As noise
source we used a random variable ¢ in the interval [—1,1], hence its probability density G in Eq. (10) is given by

Ox+0)—-0OKx—-0)

Gx,0) = % ; (11)
where ©(x) is the Heaviside step function. Finally, after integrating Eq. (10), we get the NRPD as
1 (X +0)"" - Sg(ix| — o)||x| — o]
OX) = o : (12)

where we denote by Sg(x) the sign function that extracts the sign from its argument. To compare Eq. (12) with the numerical
simulations, we use the values of « determined by the values of m obtained from Fig. 2. The results are plotted in Fig. 6 for
different values of ¢, showing a good agreement between the numerical simulations and the analytical predictions. To plot
the solid lines of Fig. 6 we can use either values of m obtained from noisy data of Fig. 2, or the corresponding value from the
noiseless data because both values are approximately equal. However, it is not the case when y = 2 and ¢ = 0.03. Here the
noisy slope of M(x) is m, ~ 0.268, so the error relative to the noiseless value (0.30) is around 10%. This error makes a similar
deviation between Eq. (12) and numerical data as shown in Fig. 7 by a dashed line. Nevertheless, we can compare Eq. (12)
using a noiseless value of m with the numerical noisy data. This is shown in Fig. 7 by a solid line in good agreement with the
numerical simulations. This proves that the hypothesis ¢'(x) = b|x|* works well even when the high level of noise makes it
significant differences between the slopes of M(x) with and without noise.

Moreover, even in this case it is possible to estimate the function M(x) for points x > x,, far enough from the critical point
x =0, that is x, > X, (see Fig. 2). To do this, we note that in the region x > x, the slope of ¢'(x) is small, so according with Eq.
(10) we expect &(x) ~ ¢'(x), hence by using the definition of M(x), (Eq. (4)) we have

(1) — ¢(1))dT
Jo ¢(v)dt

Ma(x) ~ M) 1 07 if X > x,, (13)
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Fig. 5. RPD for the map Eq. (3). Dots correspond to numerical data. For clarity we have omitted the points on the right hand side. Solid lines correspond to
Eq. (7) evaluated using the three values of m of Fig. 4, where the three of them are almost coincident. The parameters are: c = 0.6, a= 1.1, d = 1.35 and
e=10"
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Fig. 6. NRPD for the map Eqgs. (1) and (2) using two set of parameters: (a)c = 0.1, y =0.65, ¢ = 0.03 and (b) c = 0.1, y =2 and ¢ = 0.01. Dots correspond
to numerical data whereas the analytical approximation given by (12) is plotted as a solid line.
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Fig. 7. NRPD for the map Eqgs. (1) and (2) for parameters ¢ = 0.1, 7 = 2 and ¢ = 0.03. Dots correspond to the numerical values of NRPD. The dashed line
correspond to the analytical approximation Eq. (12) using the value m = 0.268, obtained from the noisy case of Fig. 2. We also plot Eq. (12), solid line, but
we used m = 0.30, as obtained from Eq. (14).

where M, (x) and M(x) are the noisy and noiseless functions respectively and we assume that the integral in the denominator
does not depend on noise. With the approximation given by Eq. (5), we get for x; > x,
C SyaX C

M(x)) ~ My (x) — 7 ~ fll j’T' (14)
As M(0) =0 we can choose the value C to approximate M(0) ~ 0. In our case, the value C =350 gives the line
M(x;) = 0.0004 + 0.298x, with a small independent term. As we expected, this line has a slope very close to the noiseless
case, m ~ 0.301. This means, that even in this case with a very high value of the noise strength, the density ¢(x) = b|x|*
of the noiseless map is recovered.

2.2. NRPD in type III intermittency

The RPD, ¢(x), for type-IIl intermittency follows a power law depending on the neighbourhood of the maximum and min-
imum of the map Eq. (3) [7]. The noiseless trajectory of a point starting near the maximum of the map appears in Fig. 8 as a
dashed line. Because of the noise, this trajectory may spread over a region of some width, say l,. Note that I, will be rescaled
by a suitable factor K increasing the length up to I; = Kly on the graph of the map. To get an analytical approximation for the
NRPD, @(x), we consider the map Eq. (3) as a composition of the noiseless map
X, = —(1+ &)Xy — ax> + dxC sin(x,) (15)

n
and the new map defined as
Xny1 = Xy + 0&p, (16)

by just adding a noise to the variable. Now we focus on a point x, lying close to the maximum of the map Eq. (15). As in the
type-Il intermittency, if p’(x) is the invariant density in that region due to the map Eq. (15), the effect on this density of the
map Eq. (16) can be obtained according to the convolution

mm:/ﬂumu—xmm, (17)
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Fig. 8. Map of Eq. (3). Dashed line between the two solid lines indicate the effect of the map on a point near the maximum. These solid lines indicate the
effect of the noisy map on the same point, that will be mapped on the interval I on the graph of the map.

where p(x) is the invariant density observed in the interval ly. Contrary to the type-II case, here points on [, are not directly
mapped on the laminar region, so to get the NRPD we must propagate the density p(x) by the map Eq. (3). Then we propagate
p(x) by the map Eq. (15) to reach for points in the interval |

-1
pu) = T o ) (18)

and later, we must propagate the density p,;(x) by the map Eq. (16) to obtain the NRPD

O(x) = / P )Gl — X, 0)dy. (19)
By using Eqgs. (17) and (18), we get
1
o= [ ‘”d—y(”p'mcw CF'(0).0)Gly - x,0)dyd? (20)

and by rescaling the dummy variable 7/ = F~!(7) we can rewrite the last equation in a better form to be compared with the
noiseless case as

20 = [[ $(3)Gr(x.GW ~ x.0)dyar, (21)
where we use the following definitions
-1
o0 = L8 (e 1) 22)
and
1
Gi(r.y) = L6 @) - F ' 9).0). (23)

Eq. (22) shows the effect of the noiseless map on the density p’. By using the aforementioned hypotheses for type-II inter-
mittency, we can approximate p’ by the same power law that in the noiseless map. Using the linear approximation
F(x) ~ F(x_1) + K(x_1 — x), where K = dF/dx corresponds to the mean slope of the curve I, the density ¢ in Eq. (22) can be
approximated by a similar power law than p’ [7], that is ¢(x) ~ b|x|* even in the noisy case. By considering the previous lin-
ear approximation we get for the function Gg(t,y)

Gr(1,y) = G(T — y,K0). (24)

In our case K ~ 10, so that the density G(y — x, ¢) in the integral (21) is very narrow as compared with the approximation for
Gr given by Eq. (24), so that in the limit G(y — x, 0) ~ é(y — x), we get for the NRPD

D(x) = / #(7)G(T — x,Ko)dr, (25)

a expression similar to Eq. (10) obtained to describe the noise in the type-II intermittency. Hence we can proceed in the same
way that in the previous case,
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Fig. 9. NRPD for two values of the noise strength ¢ of Eq. (3)as following: (a) ¢ = 0.02 and (b) o = 0.03. Dots refer to numerical simulation whereas solid
lines are the plots of the analytical approximation to NRPD given by Eq. (26). Note that to illustrate the effect of the noise, the noiseless RPD it is also plotted.
As in Fig. 5, the parameters are: c = 0.6, a=1.1, d=1.35and ¢ = 10™*.

1 (x| +Ko)"*™ = Sg(|x| - Ko)||x| — Ko |***
Px) = cl+o 2Ko ’

Note that Eq. (26) is similar to Eq. (12) but here the factor K produces an amplification of the effect of the noise. This expres-
sion is plotted in Fig. 9 showing a good agreement with the numerical data.

(26)

3. Characteristic relations

A fundamental quantity related to the intermittency phenomenon is the probability density of the laminar length ¢,(I),
where [ indicates the number of iterations in the laminar region. Here, we can approximate the dynamics of the noiseless
maps Eqgs. (1)-(3) by the differential equation [5]

dx| _

= &I+ ajx®. (27)
By solving the above equation we obtain
¢ dz 1 c &+ ac?

which is referred to a local behaviour of the map in the neighbourhood around of the unstable point. The probability of find-
ing a laminar phase of a given length lying between [ and [ + dl is ¢,(I)dl where the density ¢,(l) is given by

dX(l,c)

dl (29)

o) =f - @(X(l,0))

where X(I, c) is "' (x, c) with respect to its first argument

&
X(l,c) =, /m. (30)

Observe that, being aware of the symmetry of the type-III intermittency of Eq. (3), we have considered x > 0 and written
o(x]) = f - ¢(x) with f =2, whereas for the type-II we used f = 1. Taking into account Eq. (27) and the above relations,
we finally have

10 \ or(1) \ o) fi
0.015 \ 0.004 \ 02 ‘
oo \ 0.003 \ 0.15
\\ 0.002 01 \
0.005 \
0.001 0.05
\_\_\ \\\*_ L |
00 200 30 400 ] 50 0 100 200 300 400 7 500 % 10 20 3% 4 ] 50

(a) (b) (c)

Fig. 10. Function ¢,(l) (solid lines) according to Eq. (31) for maps Egs. (1)-(3) together with the numerical values (dots). (a) Map of Egs. (1) and (2) with
y=0.65, 6 =0.001 and &=0.001, (b) map Egs. (1) and (2) with ¢=0.1, =2, 6 =0.001 and &=0.001 and (c) map Eq. (3) with
c=06,a=1.1,d=1.35 ¢=0.001 and ¢ = 0.001.
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Fig. 11. Characteristic relations for the map Eq. (1) and (2) for c = 0.1 and two values of y. Dots show numerical data and solid line represents the least
squares straight fitting data corresponding to ¢ = 0. For two values of y, the dashed lines join the noisy data (¢ = 10~*) reaching the corresponding
saturation label for small values of .
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Fig. 12. Characteristic relations for the map Eq. (3). Dots show numerical data. Solid line represents the least squares straight fitting data corresponding to
o = 0. Dashed lines join the noisy data for different values of , reaching the corresponding saturation label for small values of . The rest of parameters are
c=06,a=11andd=1.35.
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o) = - dX(1,0))|aX (1, ¢0)® + eX(l, 0)]. (31)

It is important to note that in this last equation, the function X(I, c) describing the linear phase of the intermittency, was de-
rived without taking into account the effect of noise. This effect is only considered in Eq. (31) for the NRPD, &(X(l, ¢)). In spite
of that, the analytical description given by Eq. (31) approaches the numerical simulations very well as shown in Fig. 10 for
type-II and type-Ill intermittency.

In absence of noise, the maps of Egs. (1)-(3) exhibits the RPD given by Eq. (7). Recently it has been shown that for this
RPD, the critical exponent f of the the characteristic relation [ « &, where [ is the average laminar length. Its value is deter-
mined by the slope of the function M(x) as follows [6]

_a+2-p 1+4+pm-1)
~ p-1  (p-1(A-m)’

p (32)

A log-log plot of the characteristic relation I « &’ is shown by the solid lines in Figs. 11 and 12 when ¢ = 0. Note that for
o # 0, this characteristic relation and the numerical simulations are close for & > ¢. On the contrary, for low values of &,
(¢ < a), the time escape from the laminar region due to the dynamics of the map, as is described by Eq. (28), is shorter than
the random escape. Hence, the escape speed is not practically influenced by a further decrease of ¢ because it has a small
effect on the random escape. As a consequence, the average laminar length, I, reaches a saturation value. Note that this sat-
uration value depends on the value of the noise strength g, that governs the random speed in the laminar region, but also it
depends on the NRPD that is generated during the chaotic phase and governs the starting point in the local map. This is clear
in Fig. 11, since the local map where the laminar phase takes place is the same for the two cases shown in the figure. The
value of noise strength ¢ is also the same, and the only difference is the parameter y that determines the RPD in the noiseless
case. Hence, contrary to what has been suggested [9,10], the average laminar length depends on the reinjection probability
density.
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4. Conclusions

In this work we have extended to the noisy case some recent results proposed in [6,7]. Even though, there is certainly
many papers devoted to the analysis of the effect of noise on the laminar region, to our knowledge, the effect of noise on
the reinjection probability density (NRPD) has not been fully considered. In this work, we investigate this effect and we pro-
pose an analytical description of the noisy RPD (NRPD) valid for type-II and type-III intermittency.

To study the effect of noise we have used the methodology recently developed for the noiseless case [6,7]. That is, we start
making a numerical evaluation of the function M(x), that is easier to obtain than the reinjection probability density. From this
knowledge, we obtain the reinjection probability density corresponding to the noiseless map, that is generated around the
maximum and minimum of the map. We find that this mechanism is robust against noise, hence we can use the RPD to ob-
tain an analytical description of the NRPD in a good agreement with numerical simulations. It is also important to note that
from the RPD, obtained from noisy data, we have a complete description of the noiseless system.

Furthermore, we have found a good agreement between the analytical probability density of the laminar length and the
numerical simulations. We show that for large values of ¢ compared to the noise strength, € > &, the characteristic relation
approaches the noiseless prediction [6,7], whereas for ¢ < o the average laminar length reaches a constant value that
strongly depends on the NRPD and weakly on &.
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